RICUETF PG G

2011 45 3 IR

RICIEF#EFFES 2011 58 3

20119 H 30 H

EEEHN: MHFESEEFRATF
EELEAN: PELIHBITROERAF
WEXHHE: 2011410 524 H

&
A
=
b=

FEMREG




RICUEZFHE T B4 2010 45255 3 4R

§1 EERR

I PN S MR ORIEAIR S T SOR AR R RO E B PPEFRIE B K,
IR S HERR PR SE B AR SR AN 9l B3 DT

BB N [ R AT Bt

M BR A AR AL S A RIE, T 2011 4F 10 18 HEM TA

I 5 Rbs . SHER DU B R GRS A, DRIE A% N AEAMFAERR AL, ik T IERRIR

B BRI

HE AR LUSEGE L S0 ST 10 SR A BRE F 4 7, (AR & — e &R
He I AT B ARERFARATR I o FTAT KUK, $5 983570 A HE F 08 P S5 iy 1A 4 3] 15 A
SIFASFUIAS . AR Tl 5 R R 22 1
s TS HIW: 2011 4207 1 1 H
it W gE R H Y. 2011 4F 09 H 30 H

§ 2 E&r Mo

e, A 7 Rt
AR B RIE G NI H Tt
AR 184698
S SN (cyiaY e EORILESITI RN
Ao H 1999 4F 8 H 25 H

T WIRSE A S

3, 000, 000, 000. 00 {7

BBt H s

TSR T AN S G, BB TP B
FITERR I . AT PTARTE AR AT ARER A Ui
W BEASERE ) S LDIRBLIIBRAE P T B S b Bk
RGBT A F] . AT B H AR AE
Il D AN 3 LB KU KIS &, DARSR IR BEBE S50,
TREE G BT L A ROR A KIARRE 3BTl -

MR ER, AIE G RA MBI, WHEATIL
(A3 N8 TR T R R S AN 7 7 S (£ R LS NN AR st

Pt ESFRAE bR BT AW, BTt . DU
MEBE I, SR ORIE 8 B 2 A PR B G KA
SEMIBF R -

AN P 7 R AT PR 7

HLEFEE N Hh I TR ARAT ety A1 R A T

T AIEGAEAL T AT R G 7 S FAAS S 5N, aTRRch “Hea ot .

.
1

82 7 3610 b




RICUEZFHE T B4 2010 45255 3 4R

§ 3 ETEWMFZ e AE S AERI
3.1 XEMSIEIR
Bpr: ANRmoe
Bt R =y 7 HEW C20114F7THLIH — 201149 H30 H )

L AW C I R

—-142, 278, 839. 15

2. YR

-311, 476, 319. 16

3. B B3 < 0y A IRl

-0. 1038

4. AR IE G 1 2,669, 767, 943. 72
5. WIARIE G A E 0. 8899

e L A OB R S AR R . Beitlioan . AN ORE 2 e E2Rshlat) 1
BRAR SO AR AR A, AR D A39] E s B st n_EA 2 se (B AL sh Wi
2 BRI SRS ARG FAT NNWEAZ 5 3 S A 103, T NSRS SE Pl e 7K 2E

T AT
3.2 EE&HERN
3.2.1 AR EHRSHPFFEE KR ERHLSFES L BREER R R
NZS 50
| ke | wrker | WaitegE | sbmres | -
IrEx @ e | Mo | mpge | OO | @70
@
Kiﬂiaiﬁ\ -10. 45% 1. 38% - - -10. 45% 1. 38%

8 3 7 3L 10 5T

N




RICUFFF L4 2011 4R35 3 =R ih

3.2.2 BESAFREFRE S BB R THHER KRR KI5 RN R
m BB

S S T TS AR 15 il 30l 8 L A K A 2 4R 1) 1) S L otk LE

621.30%

559.17%

497.04%

434.91%

ar2.78%

310.65%

1999-038-25
2000-04-01
2001-06-15
2002-08-29
2003-04-05
2005-09-02
20080410
2008-09-0&
2010-0G-28
2011-02-03
2011-09-11

2000-11-07
2002-01-21
2003-11-12
2004-05-19
2005-01-25
200&8-11-1G
2008-01-30
2008-11-20

— Bk W0 L DAL

Eud;
N
b=
=
S
b=

cninf%



RICUEZFHE T B4 2010 45255 3 4R

§4 BEAMRE
4.1 EE&4H (RESZH/NH) FH

gt

5%

FEASTE S A 2 P PR

B EE

A H

UEZE Ak
TR

B

e I

A% 3 5 1

]

2010 4F 12
H2H

Je R4t 5 EEHe
[ Nt I e 22 e w =N
A MBS . ARG A
S S UNTIE- SR S YT
2005 4F NN FE 7 542, 2008 4F
4 HZ 2010 4F 12 H, 1T
BOCREL; 2008 4F 4 HA
A AR T o 40 B 2009
2 AR, T EIuhigr
L2, 2010 4F 12 &4,
L Sy NIVE St e

e

A HE 41
e

2006 4F 3 H
16 H

10

2 )y, BAT A DO T4
2000 “FIMANFE T B4, PIATAT
MEAFST B | 42 HEB FE, 2009
12 AR, PATHETETIAT
M, EETAE. 2003 4 11
H-2005 4F 6 H, {EM 7 EIT
Feo2P1, 2004 4 3 2005
3 H, ATM T S 4R
2005 4F 3 H-2006 4E 3 H, fE
MTRC IS 208 2008 4 2
J1%2 2010 4F 10 J1, AFrd 7 ik
JUHEE LT, 2006 4F 3 &4,
fERTEHA LB, 2010 4F 10
H&A4, ATr 7 it 342 8

4.2 EEANIRE P A S EEEEERMTEH SR

ARG, ARG BRI (PR NRIEH BT R 505D
CUEZFBEBH L SR B M) M QUEZR R AL & A5 B BUINE) S5A 5%
CRICUEZF R BIE S A 7)) AHABAT SRR E, A WA
HI~ SR DT R i 7 BRI Y < B, A A 42 1l DU F) iy
mie AIREHIA, FEEEFRAAGIRG M, BOA BT A . S BT
B A A RFEE S BRI RLE -

BIFEHINEGD
EXE RPN ST iR

Bl R vt

N

8 5 7T 3510 5T

CUEZF LB 4

» NFEGFFA ANBER AR
Eangid




RICUEZFHE T B4 2010 45255 3 4R

4.3 NP ET
4.3.1 X FRGHERPATELR

ARG, AFESE PN AT QEFRRESE AR A PSR SEL) » 5%
HEAH N BE AR, W RGN AR S A 7 SR BV S5 R PR A ) A AT, A0 Ay
JEE T R T AT HE e R B AL
4.3.2 ZERUHE 5 HABTT RASAH BRI R LA Z Rk 55 H

KL PN BAT B B AN B Pt RS AR At 4 B 21 5 o
4.3.3 RERX BT AT UL

AEESTARE NN AR E L DIT N

4. 4 WA FE S HBR R AIN SR
4.4.1 MEHFAESR T RE RS/

SARFELLR, TR OB AR N 56 [ R 22 GG AL, T L T R AT AT . AE
MBI IETSE T, FAIITE 2011 AR 2 PR3 A P ilsz, X AR 25 B AT T bL e
fHo BT T BT BURECE M TR R A, BRI T T R AT R AN K. T ELERAT TR
BT RR G B IL

MK 50T, RATEIADAE RS, i A W] Rl D ORI R, FRAT T A 8 4 it
ERTITEANSRUL,  MOAIWT =2 B [ BAEAN T I R AT PR o S e AT T AR [ B D < ik = 35N O
M, K RERAR T ISR, USRI AR st . HATBRI 5155 e f &AM S, CPI 7EIYZE
JEMAAE N, FATPOE T — A S IR R0E AT, LN 3. gk
KA TG BAEFF AR, AL BB AR R, AT IX SRR AN EA R 78 70 AL, 34T
W AR SR AR AT BRI . T S ARk s, AT AR — BT, S
AUEMBEE AT S BRAE, DORGHR B E H R KRR 2 . -

4.4.2 WEFNEEHRI SR
AR IR 7 R ICHEES I IGK A A -10. 45%, = TR 300 FREL KR,

N

56 U1 310 5T



RICUEZFHE T B4 2010 45255 3 4R

§5 WHAGWE

51 MEHREEHR=HEHEN

Fr'5 i & () E SrysS ondiolan I NC'Y)
1| B 1, 408, 365, 661. 74 52.57
Hrpe 5 1, 408, 365, 661. 74 52.57
2 fif] 5 AL 2 P ¢ 821, 056, 410. 33 30. 65
b iz 821, 056, 410. 33 30. 65
BEESCHRFUESR - -
3| RbATA SRR - -
4| ENIREE SR 100, 000, 000. 00 3.73
o ST R 1) 2 N A 43 B B
Rt 7=
5 | MATHERE &AM At 55, 725, 874. 77 2.08
6 | HAhwE™ 293,919, 201. 39 10. 97
7 it 2,679, 067, 148. 23 100. 00
5.2 MEFRBT VS RNBRERTHE
A5 (plES] A RabE o P74 B P A L] (%)
ARG ARG B, - -
B KAl 167, 928, 447. 03 6. 29
C | ik 708, 039, 477. 05 26. 52
CO | &l WK 114, 510, 188. 18 4.29
Cl | 938, R¥E. KE 56, 799, 843. 13 2.13
C2 | KM HFH - -
C3 | 4R, EPkl 6,518, 568. 14 0.24
C4 | favd e B, R 181, 788, 031. 00 6. 81
5 | WTr 29, 043, 968. 40 1. 09
6 | &kE. FEeE 68, 324, 605. 70 2. 56
C7T | Mlbl. #%. 1R 161, 914, 613. 92 6. 06
C8 | =2y, AW, 89, 139, 658. 58 3. 34
€99 | HAthtilig k. - -
D HL g RS OK R A e R R - -
E | @5k 102, 893, 508. 16 3.85
Foo| sk, efgk 41, 497, 040. 43 1.55
G H AN 38, 120, 343. 71 1.43
H | R EER Y 50, 131, 739. 60 1.88
I Gl PRI 245, 943, 593. 64 9.21
J S5 Hiu =l 28, 588, 301. 00 1.07
K | A& RS - -
L | 18530tk 25,223, 211. 12 0. 94

&7 71 410

N




RICUEZFHE T B4 2010 45255 3 4R

M| gESk - -
Al 1, 408, 365, 661. 74 52. 75

5.3 WMEHRLEA RYHE G ZEE = FEH XD EE PR T8 R 8 5 A
| mmm | mEeR | R (B | ARfE GO Egﬁ%ﬁfﬁw
1 601668 G RAEERE S 22, 813, 457 77, 109, 484. 66 2.89
2 601088 SRAESEHECS 3,001,843 | 76,066, 701. 62 2.85
3 601166 PVARAT 5,711,369 | 70, 763, 861. 91 2.65
4 600143 G REHE 4,352,488 | 65, 722, 568. 80 2. 46
5 600030 ISR 5, 584, 155 62, 821, 743. 75 2.35
6 600016 AT 9, 403, 100 51, 905, 112. 00 1.94
7 600469 KA A 4,326,005 | 48,797, 336. 40 1.83
8 600837 HEIE RS 5,754,978 | 45,521, 875.98 1.71
9 000400 YRk 1, 809, 491 42,703, 987. 60 1. 60
10 000792 WA 846, 452 36, 736, 016. 80 1.38

5.4 AR ILFIF WA R G R BR A S

5 g5 i ARME o) RS A L (%)
1 P e 37, 266, 271. 40 1. 40
2 | RATELE 524, 788, 000. 00 19. 66
3| ERiE 79, 832, 000. 00 2.99
b BURPE SR 79, 832, 000. 00 2.99
4 | kR - -
5 | AT LTI 130, 670, 000. 00 4. 89
6 | THHER - -
7| T 48, 500, 138. 93 1.82
8 | Atk - -
9 il 821, 056, 410. 33 30. 75
5.5 MEBFIRIEA AMHE HEE T = EE K/ HER BET A s $ % B 40
| g | GRAK | NE GO | AR G | e HE
Eesl (%)
1 1001074 10 22 74 2,000, 000 | 195, 320, 000. 00 7.32
2 1101022 11 Je2 92 1, 300,000 | 125, 580, 000. 00 4.70
3 1001100 10 H22 100 1,000,000 | 97, 580, 000. 00 3.65
4 1101018 11 22 18 800, 000 | 77,328, 000. 00 2.90
5 1081425 10 380 CPO1 600, 000 | 60, 348, 000. 00 2.26

5 8 U1 3L 10 1T

N




RICUEZFHE T B4 2010 45255 3 4R

5.6 REFIRIEA RYHE G ZE K7 13E LB/ HEL BIRT 48 B SRS 3R
K

AT AR I AR AT 9 S FRIE S -
5.7 MEFIRILA AME & FEE B 15 E ] K/ AT L2 BGIES 3 B A
ARFEGAARTE WA R FFABGIE.
5.8 EAAWE ME
5.8.1 AEEAMIBL G I HT A4 UETF T EA RAT TR M BT I SL = PR A ), B AR g il A
—ENZEATFT. TS
5.8.2 AFLEGHBHIAT T4 BaErh, WA T RGO I E e B SR e Z A B
5.8.3 FAh B =M AL

A AR & (o)
1| A ARIES: 1,337, 842.99
2 | MIGERE R K 280, 128, 777. 83
3| MR 253, 178. 94
4| NIBCRLE 12, 199, 401. 63
5 | MU HIEK -
6 | HAhRIGK -
7| fERERE -
8 | Atk -
9 | AiF 293,919, 201. 39

5.8.4 REMIRKFH B4 TH B K AT R B 57 A 4

- e ” . iy B4 8 P (e L)
75 gAY 55 2 FK o fetiE Oo) ’( 50
0
113001 AT EATT 25, 815, 682. 80 0.97
2 110015 A 17, 431, 302. 20 0. 65
3 126729 e FEADT 5,253, 153.93 0. 20

5.8.5 fREG WK+ & R P AAAEGE 32 FRAF DL Ui A
AT AR ) AL 44 1 S U S B L

N

509 T 3L 10 5T




RICUEZFHE T B4 2010 45255 3 4R

§ 6 EEEHABHETREREATAXEERHI

BTy
A5 W BRG0P U 4 40 44, 335, 529. 00
A5 ] S B 4 -
R A5 A S S A 40 -
5 AR BR3P U 4 40 44, 335, 529. 00
35 WA R 1 B A XSRS 8 2 S A b s (%) 1.48

§7 HEHEF

7.1 £EIXMHHEX
1. (RTCUEAR RS REEE ) .
2v  (RICIEFHFHRIESITE .
3. RIGUEFHRH IS 2011 4 3 FFREME JH L,

7.2 FERCHL S
RYIT AR FH A X AR 1 3% 6 S HBiRT 45 NE 31 2 33 #%
7.3 BRETR

Mk: http://www. nffund. com

010 UL k10 W




	§1 重要提示
	§2 基金产品概况
	§3主要财务指标和基金净值表现
	3.1主要财务指标
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2自基金合同生效以来基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 本投资组合与其他投资风格相似的投资组合之间的业绩比较
	4.3.3 异常交易行为的专项说明
	4.4报告期内基金的投资策略和业绩表现的说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现

	§5投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	5.8 投资组合报告附注
	5.8.3 其他资产构成
	5.8.4 报告期末持有的处于转股期的可转换债券明细
	5.8.5 报告期末前十名股票中存在流通受限情况的说明

	§6 基金管理人运用固有资金投资本封闭式基金情况
	§7 备查文件目录
	7.1 备查文件目录
	7.2 存放地点
	7.3 查阅方式


